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1. Modelling of electricity forward curve dynamics 
[PDF/Adobe Acrobat] 

Modelling of electricity forward curve dynamics , Pirja Heiskanen , Jussi Keppo , and livo Vehviiainen Department of 
Industrial and Operations Engineering, University of Michigan 1205 Beal Avenue, Ann Arbor, Michigan 48109-2117, USA 

wvw-personal.engin.umicti.edu/~keppo/Forward Dynamics.pdf 

2. Forward curve dynamics in the Nordic electricity market 
[PDF/Adobe Acrobat] 

... Key words: Electricity forward market, HJM framework, principal component analysis. ... 
www.nhh.no/for/dp/2001/2101.pdf 

3. Stein Erik Fleten 
[PDF/Adobe Acrobat] 

... Key words. Electricity prices Forward price curves Electricity markets Price ... 
www.tmm.dtu.dk/-jale/paperl .pdf 

4. Re: Forward Price Curves for Electricity, Weather Derivatives... 

Disclaimer website: http://www.contingencyanalysis.com chat direct link: http://www.riskchat.com copyright © Contingency 
Analysis, 1996 - current 

www.contingencyanalysis.com/archive/archive99-4/000002b3.htm 

5. Cross Hedging and Value at Risk: Electricity Forward Contracts 
[PDF/Adobe Acrobat] 

Cross Hedging and Value at Risk: Wholesale Electricity Forward Contracts Forthcoming in Advances in Investment and 
Portfolio Management Chi-Keung Woo, Ira Horowitz,* and Khoa Hoang Energy and Environmental Economics, Inc. 
www.genenergy.com/features/cross_var_080800.pdf 

6. Bobsguide - SAVA Risk Management Corporation: Electricity Forward Price Curve Builder 

... Products or services. Electricity Forward Price Curve Builder. Product: Electricity Forward Price Curve Builder ... 
www.bobsguide.com/guide/prod/l462.html 

7. Electricity Forward Prices: A High-Freguency Empirical Analysis 

•. Electricity Forward Prices: A High-Frequency Empirical Analysis ... 
repositories.cdlib.org/anderson/fin/10-02 

8. Electricity deregulation database 

... Analysis of electricity forward/futures markets. 2001 (Nov). Electricity Futures: Inventories and Price 
Relationsships ... 

www.imm.dtu.dk/-jale/database.html 

9. ELECTRICITY F OR W A RD PRICES: A H ig h-F r equency E mpiric al A n alvsis F r ancis A . L onqsta 
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[PDF/Adobe Acrobat] 

... ELECTRICITY FORWARD PRICES: A High-Frequency Empirical Analysis ... 
www.personal.anderson.ucla.edu/ashley.wang/Electricity.pdf 

10. eLibrarv.com - Europe Energy 12-11-1998. 'ELECTRICITY: FRENCH GOVERNMENT PUTS 
FORWARD DRAFT LEGISLATION TO OPEN UP MARKE 

e Library is the subscription based online library for fun or research. Find out more about securing your guaranteed Free 7- 
day trial with your credit card and retrieve 'eLibrary.com - Europe Energy 12-11-1998, 'ELECTRICITY: FRENCH 
GOVERNMENT PUTS ... 

ask.elibra ry.com/getd oc.asp?pubname : =Europe_Energy&puburl-http~C — S — S~... 

11 Electricity Forward Agreement (EFA) 

... E. Electricity Forward Agreement (EFA). E. Electricity Forward Agreement (EFA) ... 
risk.ifci.ch/0001 1273.htm 
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12. <5>ENERGY FORWARD CURVE BUILDER: FORWARD PRICE AND VOLATILITY CURVES. MEAN 
REVERSION. JUMP PARAMETERS AND SEASONAL PROFILE 

[PDF/Adobe Acrobat] 

... sum up the main issues that practitioners should be aware of when building the Spanish, electricity forward price 
curve. ... 

www.fcym.com/IWorkshop%201 1 0601/Lasheras.pdf 

13. Pricing of Electricity Swing Options 
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... whole electricity forward curve that includes several uncertainties, the exercise times of the ... 
www-personal.engin.umich.edu/~keppo/swing.pdf 

14. COMPETITIVE MARKETS FOR ELECTRICITY GENERATION 

COMPETITIVE MARKETS FOR ELECTRICITY GENERATION John C. Moorhouse The Trend toward Competition This 
paper discusses the feasibility of replacing regulation or state ownership with market competition in electric power 
generation. ... Interest in competitive electricity markets has been stimulated ... increasingly competitive markets for 
electricity actually work. ... competition in American electricity markets is an ... 
www.cato.org/pubs/journal/cj14n3-3.htmi 

15. Electricity 

Electricity Forward Prices: A High Frequency Empirical Analysis, with Francis Longstaff, 2002 (Revised and 
Resubmitted, Journal of Finance). 

www.personal.anderson.ucla.edu/ashley.wang/Electricity_abs.html 



Autosearch from the IE address bar has been improved. If you prefer, you can restore the original settings- 



Shopping Results on MSN 

Results 1-15 of about 332348 containing "electricity forward" NEXT » 



electricity forward 



Send mo ney online, quickly and easily 

Search for old friends, rediscover your past 

Wireless plans starting at just $19.99 from AT&T Wireless 



MSN Search is hiring! Learn about job opportunities. 



©2003 Microsoft Corporation. All rights reserved. 

Terms of Use Advertise TRUSTe Approved Privacy Statement GetNetwise 




http://search.msnxonVresu 



7/1 1/03 



